, Yor [Y] has shown that the Brownian sheet can be obtained as a second order limit in law under the following form :
(Lx03BBt-03BBt 03BB;x ~ R+, t ~ 0) (law) (Wt(x);x ~ R+, t ~ 0) This result has been then extended under various forms. Rosen [R] gives an analogue for the symmetric stable processes (see also [E] ) and obtains the so-called "fractional Brownian sheet" as the limit in law of the corresponding expression. Csaki, Shi and Yor show in [CSY] 
a;~S* Since under IPx, Ti is the first hitting time of 0, we easily obtain that the function go is symmetric. The recurrence of U ensures that o2 is strictly positive. Hence the function (2go(x, y) -1(x=y) -1, (x, y) E S* x S*) is definite positive.
Let be a centered Gaussian process with a covariance equal to (2go(x, y) -1(x=y) -1, (x, y) E S* x S*). Then note that : xES Hence the above convergence can be rewritten as follows :
as 03BB tends to ~. This implies that :
Since this convergence holds for any function f with compact support, we obtain as 03BB tends to ~ :
(lxn-n n, x ~ S*) (law) (03C8x, x ~ S*).
Then one can easily deduce the above convergence for any t > 0, as 03BB tends to ~ :
( l x [ t 0 3 B B ] -[ t 0 3 B B 0 3 B B , x ~ S * ) ( l a w ) ( t 0 3 C 8 x , x ~ S * )
We introduce now (Dt(x); x ~ S*, t ~ 0) a centered Gaussian process whose covariance is given by :
This allows to interpret the above convergence as follows :
(lx[t03BB]-[t03BB] 03BB, x ~ S*) ~ (Dt(x), x ~ S*). Consequently for a fixed 03BB, the process (Z03BB(t),t ~ 0) is a process with independent increments and hence is Markovian. Since for each fixed t > 0, (Za(t), t > 0) (1~ (Dt(.), t > 0). o
